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Table 1 : Gross turnover in foreign exchange by authorized institutions
— Currency composition

(US$ equivalent, million)

Average daily gross(net) turnover@ %0 share
Currencies Apr 1989| Apr 1992 % change® Apr 1989 Apr 1992
‘ ' = |

Hong Kong dollar against : .
- US dollar | 13,184 ( 8241) 589 138 181 ( 135)
— Others 577 569 ) -26.8 (3| 08l 09)
Sub—total 085 13,761 ( 8810) | 51.5 | 15.l| 188( 145)
US dollar against : | | I |
~ Deutschemark [ 12415 19,091 ( 16,325) 207| 26.1( 26.8)
— Japanese yen 15,432 17,197 5,665 . . : B6( 25.7)
— Swiss franc 6,768 3,076 2,79 54.6| 3 42( 46)
Pound sterling 7619| 7,130 ( 6,164) | 6.4 | 71 d KR 7T R T
Australian dollar _ 2,820 | 1,702 1,488 ) 9.6 g 23( 24)
Canadian dollar | 1.088 2.257 ( 1,926 ) 07. o 2 | ( 323
French franc 260 636 575) 52.3 | 4| 09( 09)
- ECU N.A. 338 316) N.A. | N.A. 0S¢ 0357
— Others E 1,250 | 1,645 1,468 ) 316 i 230 24)
| Sub—total | 47652 53,092 ( 46,721) y 94| T27( 167)

| Cross currencies+ : | |
— Japanese yen / Deutschemark NA. | 1,581 1,387 ) NA.| Al 22(
~ Pound sterling / Deutschemark | N.A.| 2,451 2,041) | A | 34
— Others N.A. 2,134 ( 1,949) N.A. | 29 (
Sub—total 3,15 6,166 ( 5377) | 3.0/ 53] 84(

|

iEC‘U denominated : . 118] NA.( NA) | A ' NA.(

| TOTAL 60,051 73,019 ( 60,906 ) 6| : 1000 ( 100.0)

L e — — - ——— - —

Note : Figures may not add up to total due to rounding.

@ The net turnover figure is obtained after adjusting for double reporting between authorized institutions.
* [ncrease in gross turnover, net turnover by currency composition was not av: ilable for 1989.

+ Direct trading between two currencies not involving the US dollar or the Hong Kong dollar.

N.A. Notavailable
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Table 2 : Net turnover in foreign exchange transactions by authorized institutions
—Transaction analysis

(USS equivalent. m L!!ion)_‘
Average daily net turnover@ | % share

| Type of transaction | Apr1989 Apr1992] % change®| Apr 1989 Apr 1992

)

Spot ; 30,078 31,742 5.5 61.2 52.1

Forward ' 18910 g 38.5 47.0
= Qutright forward N.A. | B84 N.A. 3.0
~ Swap N.A. | ' N.A. 43.9|

{ Options and futures contracts 161 | 0.3 | 0.9.!

|TOTAL 5 49,149 | 60,906 |
L |

Note : Figures may not add up to total due to rounding.

@ The net turnover figure is obtained after adjusting for double reporting between authorized institutions.
* Increase in net tumover.

N.A. Notavailable
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Table 3 : Net turnover in foreign exchange transactions by authorized institutions

— Counterparty analysis

(USS equivalent, million)

Average d.n[y net turnover@ | % share |

;Caunlerpart)-' | Apr w*ﬁT_ Apr1992] %change® | Apr1989] Apr1992
| | | |
Interbank | 43,73 53.612| 22.6 89.0 B8.0
— with authorized institutions I 10,902 12,113 11.1 222 19.9

in Hong Kong {
— with banks and other foreign : ' 41,499 26.4 | 66.8 68.1|

|
|

exchange market dealers abroad

| Non—bank sector 5418 6,733
— with other financial institutions 34| 1,507
— with customers 5,226

Others# AL 561

|
ITOTAL 49,149 60,906 |

Note : Figures may not add up to total due to rounding.

@ The net turmover figure is obtained after adjusting for double reporting between authorized institutions.
* Increase in net turnover.

# This refers to options and futures contracts which are not classified by counterpary in the questionnaire.
N.A. Not available
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Table 4 : Foreign exchange transactions by brokers
— Currency composition (April 1992)

Average : % increase
daily turnover@ : compared with
Currencies (USS$ equivalent, million) - . April 1989

Hong Kong dollar against : , 3,419 { 60.0
~ US dollar 3419 60.0
-~ Others 0 g 0.0

{ US dollar against : 15,141 1.8
— Deutechemark 5,900 . 20.2
Japanese yen 4,258 -13.0

Swiss franc 787 : -56.3
Pound sterling ! 1,973 -10.0
Australian dollar | 463 &, -38.4
Canadian dollar ! 1,520 i 856.0
French franc 1 5 1257.1

ECU 31 : N.A.
Others ' 204 ; N.A.

1,181 : s . 541.8
957 _ . N.A.
191 ' i N.A

| Cross currencies+
— Japanese yen / Deutschemark
— Pound sterling / Deutschemark

— Others i 33 | . N.A.
i |
|

TOTAL 19,741 14.8

Note : Figures may not add up to total due to rounding.

@ There is no separation between gross turnover or net turnover for brokers.

+ Direct trading between two currencies not involving the US dollar or the Hong Kong dollar.
# Less than 0.05%.

N.A. Not available
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Table 5 : Foreign exchange transactions by brokers
— Transaction analysis (April 1992)

Average ; I % increase
daily turnover@ compared with
Type of transaction (USS$ equivalent, million) 9 share April 1989

| Spot 11213 56.8

Forward 2 43.2
| = Outright forward | #
= Swap . 43.2

Opuons and futures contracts 0.0

19,741

Note : Figures may not add up to total due to rounding.

@ There is no separation between gross turnover or net turnover for brokers.
# Less than 0.05%.

* Amount recorded in the previous survey was insignificant.

N.A. Not available
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Table 6 : Foreign exchange transactions by brokers
— Counterparty analysis (April 1992)

% increase
compared with

Average
daily turnover@

|
i

Counterparty | (USS equivalent, million) | % share April 1989
| |

| Interbank 19,741 f 100.0 | 155
— Between authorized institutions 7,466 378 5 4.7

in Hong Kong

— Between banks abroad 028 4.7 1446.7

— Between authorized institutions | 11,347 14.6
in Hong Kong and banks abroad |

Non—bank sector

— Involving other financial
institutions

— Involving other customers

TOTAL 19,741

Note : Figures may not add up to total due to rounding.

@ There is no separation between gross turnover or net turnover for brokers.
* Amount recorded in the previous survey was insignificant.

N.A. Not available




s J ) i S L A WO T~ [, e - L e, e ST
;il}:- _JL " “"‘]LL,J -"LL_l et _r"}_ -—'3}" o -”’} /iuj_ ;}éﬂ {J:'_: J::l f ;]l .%; -aﬂl. Ii 'HlIJ i ?}:}) EI?‘E“ Uj f&\ _,}_,E}_
Fi55 a8k 08 (5 B% 2D

Table 7

SURVEY OF HONG KONG DOLLAR TRANSACTIONS
IN THE INTERBANK MARKET (NOVEMBER 1991)

Average Daily Turnover of Authorized Institutions (HK$ Mn)

Transactions with ransactions with
Authorized Institutions in HK Banks outside HK

I Overnight [ 20,454 6,207

| Over 1 day and ; 3,491 1,591
up to | week '

i Over | week and ’ 618 171
up to 2 weeks

Over 2 weeks and 017

| upto |l month

| Over | month and 427

| up to 3 months

Over 3 months and 5 47 ' 126

| upto 6 months

| Over 6 months and

| upto lyear

| Over 1 year

| TOTAL : 28,8 | 38,309




SURVEY OF HONG KONG DOLLAR TRANSACTIONS
IN THE INTERBANK MARKET (NOVEMBER 1991)

(=

Average Daily Turnover of Transactions done through Brokers (HKS$ Mn)

Transactions with | Transactions with |
Authorized Institutions | Authorized Institutions in HK
in HK and Banks outside HK

Overnight

| Over 1 day and

| uptolweek

| Over 1 week and

{ upto2weeks

| Over 2 weeks and

| upto | month

| Over 1 month and
up to 3 months

;
| Over 3 months and
up to 6 months

=
| Over 6 months and

| upto1year

| Over 1 year

12,340 | 244
1,430 3 64

TOTAL

19,611
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